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a(()=1 withprobability 0.97(I(t)>0),0.75(I(I)<0) (2)
--1 withprobability 0.03(I(I)>0),0.25(I(I)<0)
と求まる｡f(t)に関しても統計的に無相関な値であると仮定して､f(t)が所得 I(t)に依存しない






















































[10】Thedata,‥Japanesecompaniesthebestabout80,000‥which pubHshed in 1997-2000,and
いCompany'sincomerankinginJapan､whichpublishedin1970-1996.byapublisherDiamondlnc.in
TokyoJapan.
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